Introduction
As common as the normal distribution is the Rayleigh distribution which occurs in works on radar, properties of sine wave plus-noise, etc. Rayleigh (1880) derived it from the amplitude of sound resulting from many important sources. The Rayleigh distribution is widely used in communication engineering, reliability analysis and applied statistics. Since the Rayleigh distribution has linearly increasing rate, it is appropriate for components which might not have manufacturing defects but age rapidly with time. Several types of electro-vacum devices have this feature. It is connected with one dimension and two dimensions random walk and is some times referred to as a random walk frequency distribution. It is a special case of Weibull distribution (1951) of wide applicability. It can be easily derived from the bivariate normal distribution with 2 1 and p = 0. For further application of Rayleigh distribution, we refer to Johnson and Kotz (1994) . Adatia (1995) has obtained the best linear unbiased estimator of the Rayleigh scale parameter based on fairly large censored samples. Dyer and Whisend (1973) obtained the BLUE of scale parameter based on type II censored samples for small N = 2(1)5. With the advance of computer technology it is now possible to obtain BLUE for large samples. Hirai (1978) obtained the estimate of the scale parameter from the Rayleigh distribution singly type II censored from the left side and right side and variances of the scale parameter. In this paper, we estimate the scale parameter of type II singly and doubly censored data from the Rayleigh distribution using Blom's (1958) unbiased nearly best estimates and compare the efficiency of this estimate with BLUE and MLE.
The Rayleigh Distribution
The probability density function of the p-dimensional Rayleigh distribution is
The general form for p = 3 has limited applications. We consider the special case when p = 2 and Z = x 2 warrants sufficient interest from the application point of view. Now the p. 
The derivation of ) (n r from the Rayleigh distribution is straight forward and we have
The evaluation of the exact variance -covariance matrix of the Rayleigh distribution is somewhat complicated. Hirai (1976) 
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The likelihood function of a sample size n from this distribution is 
It can be easily shown that the distribution of ˆt ends to normality as n becomes very large. 
Estimation of by BLUE
Lloyd (1952) considered the estimation of location and scale parameters using ordered statistics for the continuous distributions with
The method can easily be extended to a potential sample of size n, a known number of observations is missing at either end (single censoring) or at both ends (doubly censoring) i.e. Type II censoring. (Gupta 1952 ) to distinguish it from the situation in which the sample is curtailed below and / or above a fixed point. Adatia (1995) has obtained the coefficients and relative s-efficiency of the best linear unbiased estimate (BLUE) of the scale parameter of the Rayleigh distribution for type II censored samples of size N = 20 (5) 40 for r = 0 (1) 4 number of observations censored from the left and s = 0 (1) 4 (number of observations censored from the right). Dyer and Whisenand (1973) obtained the BLUE of the scale parameter based on type II censored samples for small n = 2 (1) 15.
Best Linear Unbiased estimation of , the scale parameter of the Rayleigh distribution by Lloyds method for type II censored data
Suppose that are the available type II censored sample, where the smallest r and the largest s observations were not observed due to experimental restrictions. Then using Lloyd's method * an estimate of is given as:
where
and ) ( n V is the exact sub variance covariance matrix (15) [C 1 C 2 C 3 C 4 C 5 C 6 C 7 C 8 ] the coefficients of the best linear estimate * from the singly and doubly censored samples are given in table 3 and table 4 shows the exact variances of the estimate * from the Rayleigh distribution from singly and doubly censored samples. from the Rayleigh distribution for singly and doubly censored data for Rayleigh distribution. The variance of * 1 given by Blom is very crude and otherwise the method works excellently and we only need the expected vectors. In order to compare this method with BLUE we sue sub-matrix of the exact variancecovariance Hirai (1978) for different values of r and s for a sample size . 8 n 
Relative Efficiency
Suppose we have a sample of size 8 from the Rayleigh distribution The number of observations censored in the left tail r = 2 and number of observations censored on the right tail is s = 3 out of sample size 8. Then using 
